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Standard Formulation

Given m observations and partial derivatives to estimate
u parameters Xj

A —— z

m

n

!

I

I
I

a
a

a
a
a
a

a
a

a
a
a

a

a

a
a

a
a
a
a

a
a

a

a

a

a
a
a
a
a
a
a
a
a

a
a
a
a
a
a
a
a
a

a
a

a
a

a
a

a

a

a
a
a

a
a

a
a
a
a
a
a
a
a
a
a
a

I

I

I

.-

x
x
.x
x
x
x. -

——

.-
Z

z
z
z
z
z
z
z
z
z
z
.-



I

USUd method is to form ATA x = ATZ (or equivalent) and solve
for x. Works if m > n and if svstern is non-sinbg.dar.4 I

But: for LLR stochastic parameters. m = 8000. ns 24000. I

To make system detennimte:
● Use a priori covariances  for stochastic Parameters
● Asmne exponential correlation between data points

Use Householder-triangdarized square-root information matrices
for data accumulation
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MultipIv left 3 columns bv weight to increase a priori siegnas.
.Multipl~ top 3 rows bv w;ight  to decrease
shaded in dark blue a& multiplied twice.)

comelation. (Elements
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I Global-Parameter Solution I
r [

Replace the Iast element bv –1 and invert the full matrix, rows 4
through n+ 1. Right-hand c’ohmm in solution, remainder is square
root of covariance matrix of global parameters.
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Stochastic-Parameter Solution
I 1

Read temporarv  file, one pair of records at a time. Pack into R.
Invert OIIIV the”right-hand  column of the top three rows.
Result is &hastic-parameter  solution at that point. Invert upper
left 3 x 3 to get stochastic covariance  matrix.

. .

Record ~, Fo~ard ?ass

n+

Temporary
I File
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?2+1



Stochastic vs. Daily UTO–UTC
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